
07.07.2026

Calls Puts Calls Puts Calls Puts Calls Puts Calls Puts 09.07.2026

H'st OI Chg 24400 24400 59000 59000 78500 77000 H'st OI Chg 24700 24400 80000 78200 28.07.2026

H'st OI 25000 24000 60000 58000 80000 77000 H'st OI 24500 24000 80000 78000 28.07.2026

H'st Vol 25000 24000 59000 58000 80000 77000 H'st Vol 24400 24400 78200 78000 30.07.2026

Pr Close Pr % Chg OI % Chg

336.35 2.86 -2.53 Last Chg Last Chg Last Chg

2054.10 -1.21 -0.82 24480 129 58519 264 78589 449

50 -31 228 -89 304 -72

525 -44 1550 -159 667 -156

15000

Fut longs Fut shorts CE Longs CE Shorts PE Longs PE Shorts

9.79 -2.34 0.50 5.69 -5.95 16.33

32686 273965 481814 973972 670467 516945

* Upcoming Expiry

CMP Call strike CMP CE Strike PE Strike % Range CMP Call strike

449.75 450 4554.5 5000 4000 21.96 1703.5 1600

519.65 520 10036.5 11000 8800 21.92 1622.8 1540

1597.8 1600 2755 3000 2400 21.78 346.1 330

2491.6 2500 3704.9 3800 3000 21.59 829.85 800

4484.4 4500 558 600 480 21.51 113.45 110

CMP Put strike CMP CE Strike PE Strike % Range CMP Put strike

240.01 240 564.2 580 570 1.77 441.4 510

1100.6 1100 272.3 275 270 1.84 123.69 140

85.05 85 1059.5 1100 1080 1.89 175.03 190

400.35 400 5251 5500 5400 1.90 55.47 60

2202 2200 519.65 520 510 1.92 14.09 15

Prc% OI% Prc% OI% Prc% OI% Prc% OI%

5.20 6.81 6.71 -6.44 -3.94 2.29 -4.41 -0.93

5.19 4.24 4.16 -2.15 -2.92 4.42 -2.70 -1.19

3.96 0.76 3.57 -0.62 -2.72 6.95 -1.79 -1.47

3.26 1.32 3.30 -4.32 -2.60 0.28 -1.78 -1.71

3.12 0.05 3.28 -1.68 -2.39 2.24 -1.77 -0.54

2.88 2.44 3.09 -1.76 -2.20 1.17 -1.51 -2.20

2.68 1.44 2.95 -6.76 -2.12 0.84 -1.43 -1.64

2.59 2.87 2.86 -2.53 -1.73 4.35 -1.37 -1.31

2.50 3.21 2.55 -2.40 -1.55 1.70 -1.21 -0.82

Data source: Bloomberg, NSE, BSE

Near Future

Discount

Straddle*

BAJAJ-AUTO

GVT&D

Ticker Symbol

IEX

AMBUJACEM

JINDALSTEL

KOTAKBANK

NIFTY BANK NIFTY

NIFTY BANK NIFTY

MANAPPURAM

HDFCBANK

GMRAIRPORT

GAIL

PRESTIGE

ADANIENSOL

Consolidation Underway

CROMPTON

NIFTY Monthly

BANK NIFTY Monthly

Upmoves Nearing Resistance

Downmoves Nearing Support

ASIANPAINT

TCS

Ticker Symbol

Future*

SENSEX Monthly

Open Interest

Scripcode

Long buildup Short covering Short buildup Long unwinding

BLUESTARCO

IDEA

SUZLON

Upside Breakout Underway

Downside Breakout Underway

NMDC

HINDPETRO

HINDUNILVR

KPITTECH

ONGC ADANIENSOL

DIXONRADICO

KEI

VBL

BAJAJHLDNG BAJAJFINSV

MUTHOOTFIN BAJAJ-AUTO MCX OFSS

DELHIVERY

Scripcode

SENSEX Weekly

SENSEX

OI % Change

GODREJCP

JIOFIN

Ticker Symbol Ticker Symbol

HDFCLIFE

Ticker Symbol

DELHIVERY

DABUR

Ticker Symbol

LTF

MONTHLY

LUPIN

TITAN

Narrow Range

TVSMOTOR

Long Unwinding

Short Covering

Comments

LODHA

NIFTY Weekly
WEEKLY

SENSEX

GVT&D HDFCBANK SUZLON MOTILALOFS

MANAPPURAM POWERINDIA BANKINDIA NBCC

BANDHANBNK CGPOWER COCHINSHIP MAXHEALTH

Scripcode

CHOLAFIN INDUSINDBK PREMIERENE AUROPHARMA

NIFTY SENSEX

Scripcode

LTF ANGELONE COALINDIA

UNITDSPR HINDALCO GODFRYPHLP TCS

Derivative Insights

Stock Futures

FII Activity in Index F&O

Stock Futures in Focus

Comments:

Nifty weekly contract has the highest open interest at 24500 CE and 24000 PE 
while monthly contracts have the highest open interest at 25000 CE and 24000 
PE. The highest OI addition was seen at 24700 CE and 24400 PE in weekly and at 
24400 CE and 24400 PE in monthly contracts. FIIs increased their future index 
long holdings by 9.79%, decreased future index shorts by 2.34% and in index 
options, 0.50% increase in Call longs, 5.69% increase in Call short, 5.95% 
decrease in Put longs and 16.33% increase in Put shorts.

Index F&O

07.07.2026

Stock Options

6

Upcoming ExpiryOption OI Spectrum - Indices

These stocks are undergoing consolidation, in a narrow trading range as 
indicated by the strikes with the highest CE and PE OI. Potential candidates for 
buying straddles/strangles in anticipation of breakout.

These stocks have shown downtrend, and 
have just broken below support as indicated 
by the strike with the highest PE OI, pointing to 
more downsides.

These stocks have shown uptrend, but await 
break of key resistance as indicated by the 
strike with the highest CE OI.

Downtrend may have started for these stocks, 
but await break of support as indicated by the 
strike with the highest PE OI.

These stocks are undergoing consolidation, unable to break beyond previous 
congestion points, as indicated by the CE and PE strikes with the highest OI. 
Given the distance between the key CE and PE strikes, upmoves/downmoves 
may take time to gain momentum.

These stocks have shown uptrend, and have 
just broken above resistance as indicated by 
the strike with the highest CE OI.



Strike OI OI Chg Strike OI OI Chg Strike Volume Strike OI OI Chg Strike OI OI Chg Strike Volume

24450 8419710 4549415 24300 2986555 -7886190 24400 9647320 24400 13799955 12129325 22000 2094820 -2197455 24400 8519580

24650 7606625 3402490 24350 3339635 -4206865 24500 7938382 24350 10674170 8443435 22500 2175030 -2092480 24300 5904827

24700 9790820 2393495 25000 8437715 -3633760 24450 7457386 24300 13825630 7586605 23000 7488520 -1402765 24350 5505626

24500 13276055 1866020 26000 2049190 -3509155 24600 4856300 24450 4915105 4568005 22800 1321125 -1369810 24450 3918625

24600 10530585 1788150 24200 1794390 -3172975 24350 4521937 23900 12700155 3120065 22900 1574365 -1179750 24200 3246076

Volume Price OI OI%Chg Price% Strike Price% OI%Chg OI Price Volume

3440 919.1 217750 -29.64 17.25 23500 -44.64 5.64 9868300 1.55 1567079

1603 820.2 89895 -25.96 19.59 23600 -48.57 7.71 6346145 1.8 1179789

2574 719.85 116220 -34.07 23.23 23700 -53.33 35.91 6118905 2.1 1367083

7246 618.75 593190 -24.95 26.64 23800 -60.47 9.27 8939515 2.55 1449795

18401 518.65 1393600 -18.36 32.26 23900 -67.31 32.57 12700155 3.4 1541509

123185 420.5 3658525 -18.98 40.17 24000 -74.93 16.43 16219580 4.4 2081795

148247 322.25 1249495 -36.61 50.34 24100 -80.23 32.76 10551385 6.15 1910204

816785 226.75 1794390 -63.88 62.37 24200 -81.87 18.75 9870120 10.2 3246076

3455327 138.6 2986555 -72.53 69.13 24300 -78.04 121.6 13825630 21.6 5904827

4521937 100.3 3339635 -55.75 68.86 24350 -74.09 378.5 10674170 32.75 5505626

9647320 68.3 10529545 -7.43 64.18 24400 -68.07 726.03 13799955 50.65 8519580

7457386 43.95 8419710 117.55 53.94 24450 -61.17 1316.05 4915105 75.85 3918625

7938382 26.4 13276055 16.35 36.43 24500 -53.91 148.12 3387930 108.8 2692543

4856300 8.55 10530585 20.45 1.18 24600 -41.01 195.34 787085 191.45 508043

3398779 2.95 9790820 32.36 -35.87 24700 -32.27 104.44 164775 285.05 89749

2013379 1.7 6113380 -17.03 -46.03 24800 -25.88 97.52 108745 384.3 20690

705575 1.15 3210870 -27.97 -48.89 24900 -21.68 22.19 29705 483.85 2986

1354053 0.9 8437715 -30.1 -52.63 25000 -18.6 -47.71 268775 583.1 10004

641915 0.7 3466905 -26.71 -51.72 25100 -16.27 9.26 7670 685.65 380

403607 0.65 4033380 -8.74 -45.83 25200 -14.75 -13.84 8905 783.5 351

301116 0.6 2393300 -10.19 -40 25300 -13.27 -34.09 1885 882.9 166

Data source: Bloomberg, NSE

Short Covering Short Addition

Short Addition

Short Addition

Short Addition

Short Covering

CALL PUT
OI Advance OI Decline Most Active OI Advance OI Decline Most Active

Comments Comments

Short Covering Short Addition

Short Addition

Short Addition
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Short Addition

Short Addition

Long Unwinding

Long Unwinding

Long Unwinding

Long Unwinding
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